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The constant K(α) defined in Lemma 2.5 on p. 33 is negative. We are not able to use the
concavity inequality in (2.29) by taking the expectation. Therefore the proof of Lemma 2.5, as
well as that of Lemma 3.6, is wrong. Fortunately, the following negative moment estimate, due
to Zhang [1], holds true.
Proposition 1. For any p  2, there exist constants t0 > 0 and C1,C2 > 0 such that for all
θ, θ ′ ∈ S1 and t ∈ [0, t0],
E
(∣∣gt (θ) − gt (θ ′)
∣∣−p) C1
(|θ − θ ′|−2p + C2
)
.
The remainder of Section 2 works using Proposition 1 in place of Lemma 2.5 for t ∈ [0, t0].
For Section 3, Lemma 3.6 could be replaced by a similar moment estimate:
E
(∣∣gnt (θ) − gnt (θ ′)
∣∣−p) C1
(|θ − θ ′|−2p + C2
)
, t ∈ [0, t0],
where t0, C1, C2 are independent of n due to Lemma 3.4. The subsequent calculus changes
accordingly. The main results remain true up to a change of the interval [0, T0].
The author apologizes to the readers for these errors.
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